Linear equations with random variables.
A system of linear equations is presented where the unknowns are unobserved values of random variables. A maximum likelihood estimator assuming a multivariate normal distribution and a non-parametric proportional allotment estimator are proposed for the unobserved values of the random variables and for their means. Both estimators can be computed by simple iterative procedures and are shown to perform similarly. The methods are illustrated with data from a national nutrition survey in Japan.